
  
   

   
   
   
   
  

   
   

   
   

   
  

   
   

 
   

  
  

   

 

11/30/2007 
Market Valuation 

Pooled Money Investment Account 
State of California 

Carrying Cost Plus 
Description Accrued Interest Purch. Fair Value Accrued Interest 

United States Treasury:
 Bills 2,544,671,638.80$ 2,591,332,000.00$ NA
 Notes 819,307,404.96$ 808,000,000.00$ 17,157,608.00$ 

Federal Agency:
 SBA 588,910,210.75$ 585,929,791.45$ 5,463,849.77$ 
MBS 1,215,586,167.02$ 1,214,844,315.15$ 5,758,603.99$ 
Bonds 5,604,877,197.34$ 5,635,098,878.65$ 102,494,745.46$ 
Floaters 2,045,447,599.28$ 2,043,864,750.00$ 8,807,648.63$ 
Discount Notes 4,705,119,379.68$ 4,808,012,200.00$ NA
 FHLMC PC 270,341.47$ 278,685.48$ 4,415.92$ 
GNMA 190,561.47$ 218,503.92$ 1,889.50$ 

CDs - Floaters 200,000,000.00$ 200,687,756.00$ 833,541.67$ 
Bank Notes 1,300,000,000.00$ 1,299,512,142.00$ 11,209,833.33$ 
CDs 11,249,048,092.02$ 11,239,890,882.67$ 53,008,422.52$ 
Commercial Paper 11,850,101,758.06$ 11,900,226,805.26$ NA 

Corporate:
 Floaters 119,020,063.18$ 110,568,560.00$ 809,872.31$ 
Bonds 255,596,164.83$ 256,848,722.56$ 3,225,047.07$ 

Repurchase Agreements -$ NA 
Reverse Repurchase (396,104,000.00)$ (396,104,000.00)$ (2,834,857.49)$ 

Time Deposits 8,931,495,000.00$ 8,931,495,000.00$ NA 
AB 55 & GF Loans 10,168,400,332.99$ 10,168,400,332.99$ NA 

TOTAL 61,201,937,911.85$ 61,399,105,326.13$ 205,940,620.68$ 

Fair Value Including Accrued Interest $ 61,605,045,946.81 

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and 
Reverse Repurchase agreements are carried at portfolio book value (carrying cost). 
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